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ABSTRACTS 
1. INV ITED PAPERS AND A SPECIAL  LECTURE 
Asymptotic Behaviour of Stochastic Flows of Diffeomorphisms 
Peter H. Baxendale, University of Aberdeen, Aberdeen, Scotland 
Let {f,: t~>0} be a stochastic flow of diffeomorphisms of a smooth compact 
Riemannian manifold M of dimension . The Lyapunov spectrum of the flow is an 
n-tuple of real numbers which describe the almost sure rates of exponential growth 
or decay of the characteristic numbers of the derivative Dft(x)(v) as t~co (for 
v ~ TxM). The existence of the spectrum is due to Carverhill, using the multiplicative 
ergodic theorem of Oseledec. The lecture will discuss various ways in which proper- 
ties of the Lyapunov spectrum are related to properties of the flow itself. Particular 
reference will be made to the behaviour of the flow as t--> ~. 
Asymptotics for a Class of Measure-Valued Stochastic Processes 
D. Dawson, Carleton University, Ottawa, Canada 
The empirical distribution of a system of N exchangeably interacting diffusion 
processes on S: = R d can be viewed as a probability-measure-valued diffusion 
process. The McKean-Vlasov limit (N-->oo) has been studied by several authors 
including Tanaka, Sznitman and L4onard. It is the purpose of this paper to explore 
the extension of this circle of ideas to systems consisting of two or more levels. 
Each level is assumed to consist of a number of exchangeably interacting subsystems 
and in turn each of these is comprised of a number of exchangeably interacting 
subsystems atthe next lower level. The mathematical formulation of such hierarchies 
is in the setting of 'hypermeasure-valued processes', e.g. a two level system is 
described as a M2(S)  = M~(Ml(S))-valued diffusion where MI(S)  denotes the space 
of probability measures on S. In the N ~ ~ limit of a single level ensemble the limit 
process is a measure-valued diffusion or in the degenerate case a deterministic 
measure-valued process which represents he probability law of an S-valued process 
described by a nonlinear martingale problem. For a two level system the correspond- 
ing limits are a M2-valued diffusion or in the degenerate case a deterministic 
M2-valued process which describes the probability law of an Ml-valued process 
described by a nonlinear martingale problem. We are concerned with existence and 
uniqueness for the corresponding martingale problems as well as the qualitative 
behavior of the solutions. 
